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South Carolina Electric & Gas Company
Risk Management Program Adjustments
For July 2008

Broker Fees

Software

Data Feed

Subscriptions

Labor

Carrying Cost

Docket 2006-144-G Docket 2006-5-G
Order 2006-331 Order 2006-679

inception To

Current Month Date

579.00 15,199.61 501.76 16,280.37

77,083.15 14,382.57 91,465.72

90,000.00 4,500.00 94,500.00

39,670.47 1,972.15 41,642.62

254,642.64 8,772.57 263,415.21

Non Hedging Addition to Cost of Gas

Hedging Additions / (Subtractions)

579.00 476,595.87 30,129.05 507,303.92

2,337,480.00 26,775,132.90 (2,544,178.50) 26,568,434.40

Total 2,338,059.00 27,251,728.77 (2,514,049.45) 27,075,738.32

Interest Rate 0.3859%
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SCE&G July 2008 Results

Trade Date pUT/CALL Contracts Month strike Price Trade Price Market Price Total Cost Current Value Mark to Market

============ =======_ =======_==== ======= ============ ====_====== 5=========== ===========_===== ...... ============== _===================

Trade Type. FIXED FINA

29FEB08 pUT i?.i0 01Jl/L08 7.74 0.165 0.000 (28,215.00) O.00 (28,215.00)

29FEB08 pUT 13.50 01JI/L08 7.94 0.205 0.000 (27,675.00) 0,00 (2_,675_00)

29FEB08 PUT 15.30 01Jl/_08 8.13 0.260 O.000 (39,780_00) 0,00 (39,780-00)

45.90 (95, 670"00) 0.00 (95,670-00)

Trade Type, FIXED SWAP

29NOV06 0_80 01J_L08 0.00 8.150 13.105 (65,200.00) 104,840.00 39,640.00

07DEC06 5.00 01JOL08 0_00 7.930 13.105 (386,500.00) 655,250.00 258,750.00

08DEC06 1.70 01JUL08 0.00 8.000 13.105 (136,000.00) 222,785.00 86,785,00

14DEC06 5.60 01JUL08 0.00 8.025 13.105 (465,450.00) 760,090.00 294,640.00

03J,_2_07 0.40 01JUL08 0.00 8,215 13.105 (32,860.00) 52,420.00 19,560.00

03JAN07 2.50 01J_08 0.00 7.515 13.105 (187,875.00) 327,625.00 139,750.00

09JAN07 0.30 01J_08 0.00 8_410 13.105 (25,230.00) 39,315.00 14,085.00

16JAN07 0_40 0_JUL08 0.00 8.145 13.105 (32,580.00) 52,420.00 19,840.00

23 JAN07 0.30 01JUD08 0.00 8.215 13.105 (24,645.00) 39_315.00 14,670.00

30JAN07 0.40 01JUL08 0.00 8.625 13.105 (34,500.00) 52,420_00 17,920.00

06FEB07 0.30 01JUL08 0.00 7.545 13.105 (22,635.00) 39_315.00 16_680.00

13FEB07 0.40 01JUL08 0.00 7.720 13.105 (30,880.00) 52,420.00 21,540.00

20FEB07 0.30 01JUL08 0.00 7.627 13.105 (22,881.00) 39,315.00 16,434.00

27FEB07 0.40 01JUL08 0.00 7.853 13.105 (31_410.40) 52,420.00 21,009.60

06MAR07 0.30 01JULOB 0.00 71840 13,105 (23,520.00) 39,315.00 15,795.D0

0?MAR07 5.90 01JUL08 0_00 7.950 13.105 (469,050.00) 773,195.00 304,145.00

13MA_07 0.40 01JUL08 0.00 7.781 13.105 (31,122.00) 52,420.00 21,298.00

20MAR07 0.30 01JUL08 0_00 7.802 13.105 (23,406.90) 39,315.00 15,908.10

27MAR07 0.40 01JUL08 0.00 7.955 13.105 (31,820.00) 52,420_00 20,600.00

03APR07 0.30 01JUL08 0.00 8.072 13_i05 (24j216_00) 39,315.00 15,099.00

10APR07 0.40 01JUL08 0.00 8.310 13.105 (33,240.00) 52,420.00 19_180.00

17APR07 0.30 01JUL08 0.00 8.178 13.105 (24,510.00) 39,315.00 14_805.00

24APR07 0,40 01JUL08 0.00 8.295 13.105 (33_172.00) 52_420.00 191248-00

01MAY07 0.30 01JUL08 0.00 8.332 13_I05 (24,996.00) 39,315.00 14_319,00

08MAY07 0.40 01JUL08 0.00 8.340 13_I05 (33,358.00) 52_420.00 19,062.00

15MAY0? 0.40 01JUL08 0.00 9.260 13.105 (37,040.00) 52_420.00 15,380_00

22MAy07 0.40 01JUL08 0.00 8_478 13.105 (33,912.00) 52,420.00 18,508.00

29MAy07 0.30 01JUL08 0.00 8.398 13.105 (25_194_60) 39,315.00 i_,120.40

05J_07 D.40 01JUL08 0.00 8.640 13.105 (34,560.00) 52,420.00 17,B60.00

12JL_07 0.30 01JUL08 0.00 8.541 13_105 (25,623.00) 39,315,00 13,682.00

19JUN07 0.40 01JUL08 0.00 8.617 13.105 (34,468,00) 52,420.00 17,952.00

26J_N07 0.30 01JUL08 0.00 7*885 13.105 (23,655L00) 39,315.00 15,660.00

03JUL07 0.40 01JUL08 0.00 9.507 13.105 (38,026.80) 52,420.00 14,393.20

10JUL07 0.30 01JI/L08 0.00 7.766 , 13.105 (23,297.10) 39,315_00 16,017._0

17JUL07 0.40 01JUL08 0.00 7.912 13.105 (31_648.00) 52,420.08 20,772.00

24JUL07 0.30 01JUL08 0.00 7.863 13.105 (23_589.90) 39,315.00 15,725.10

31JUL07 0.40 01JUL08 0_00 8.246 13.105 (32,984.00) 52,420.00 19,436.00

07AUG07 0.30 01JUL08 0.00 7_960 13.105 (23,880.00) 3_,315.00 15_435,00

14AUG07 0.40 01JUL08 0.00 8.209 i_.I05 (32,834.80) 52,420.00 19,585.20

21AUG07 0.30 01JUL08 0.00 7.747 13.105 (23_239.50) 39,315.00 16,075.50

28AUG07 0.40 01JUL08 0_00 7.541 13.105 (30_165.20) 52,420.00 22,254.80

04SEP07 8.30 01JUL08 0.00 7.480 13.105 (22,440.00) 39,315.00 16,875.00

IISEP07 0_40 01JUL08 0.00 7.580 13.105 (30,320.00) 52_420.00 22_i00.00

18SEP07 0.30 01JUL08 0.00 7._75 13.105 (23,325.60) 39_315.00 15,989.40

25SEP07 0.40 01J_L08 0.00 7.763 13.105 (31,050.00) 52,420.00 21,370.00

02OCT07 0.40 01JUL08 0.00 7.941 13.105 (31,762.80) 52_420.00 20,657.20

09OCT07 0.40 01JUL08 0_00 7.730 13.105 (30,920.00) 52,420.00 21,500.00

16OCT07 0.30 01JUL08 0.00 7.967 13.185 (23,901.90) 38,315.00 15,413.10

23OCT07 0.40 01JUL08 0.00 7.735 13_105 (30,940.00) 52,420.00 21,480.00

300CT07 0.30 01JUL08 0.00 8.145 13.105 (24,435.00) 39,315.00 14,880.00

06NOV07 0.40 01JUL08 0.00 7.998 13.105 (31,991.60) 52,420.00 20,428.4_

13NOV07 0.30 01JUL08 0.00 8.108 13.105 (24,309.00) 39,315.00 15,006.00

20NOV07 0_40 01JUL08 0.00 7.792 13.105 (31,168.80) 52,420.00 21_251.20

27NOV07 0.30 01JUL08 0.00 7.794 13.105 (23,382L00) 39,315.00 15,933.00

04DEC07 0.40 01JUL08 0.00 7.399 13.10H (29,594.80) 52,420L08 22,825.20

IIDEC07 0,30 01JUL08 0.00 7.451 13.105 (22_353.00) 39,315_00 16,962.00

18DEC07 0.40 01JUL08 0.00 7.560 13.105 (30_240.00) 52,420.00 22,180.00
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SCE&G July 2008 Results

Trade Date p_/CALL Contracts Month Strike Price Trade Price Market Price Total Cost Current Value Hark to Market
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26DEC07 0.30 01JUL08 0.00 7.457 13.105 (22,371.00) 39,315.00 16,944.00

02JA_08 0.40 01JUL08 0,00 7.945 13.105 (31,778.40) 52,420.00 20,641.60

08JANOS 0_30 01JUL08 0.00 8.122 13.105 (24,366.00) 39,315.00 14,949.00

15JAN08 0.40 OlJUL08 0.00 8_352 13.105 (33,407.60) 52_420.00 19,012.40

22JAN08 0.30 01JUL08 0.00 7.880 13.105 (23_640.00) 39,315.00 15,675.00

29JANO8 0.40 01JUL08 0.00 8.162 13.105 (32,649.20) 52,420.00 19,770_80

05FEB08 0.30 01JUL08 0.00 8.209 13.105 (24,625,80) 39_315.00 14,689.20

12FEB08 0.40 01JUL08 0.00 8.743 13+105 (34,972,00) 52,420.00 17,448.00

19FEB08 0.40 01JUL08 0_00 9.015 13_105 (36,059.20) 52,420.00 16,360.80

26FEB08 0.40 01JUL08 0.00 9.407 13.105 (37,628.00) 52,420.00 14,792.00

04MAR08 0.30 01JUL08 0.00 9.439 13.105 (28,317.60) 39,315.00 I0,997.40

II_L%R08 0.40 01JUL08 0.00 10.171 13.105 (40_684.00) 52,420.00 11,736.00

ISMAROS 0.30 01JULOS 0.00 9,474 13.105 (28,420.80) 39,315.00 10,894.20

25MAR08 0.40 01JUL08 0.00 9.705 13.105 (38,820.00) 52,420_00 13,600.00

01APR08 0.30 01JUL08 0.0O 9.765 13.105 (29,295.00) 39,315.00 10,020.00

08APR08 0.40 01JUL08 0.00 10.071 13.105 (40,284.00) 52_420.00 12,136.00

15APR08 0.30 01JUL08 0.00 10.419 13.105 (31,257.00) 39,315.00 8,058.00

22APR08 0.40 01JUL08 0.00 10,948 13.105 (43,792.40) 5_,420.00 8,627.60

29APR08 0.30 01JI/L08 0.00 10.994 13.105 (32,982.00) 39,315.00 6,333.00

06MAY08 0.40 01JUL08 0.00 11.352 13.105 (45,408.80) 52,420.00 7,011.20

13MAy08 0.30 01JUL08 0.00 11.657 13.105 (34,971.00) 39,315.00 4,344.00

20MAy08 0.40 01JUL08 0.00 11.406 13.105 (45,624.00) 52,420.00 6,796_00

27M_%Y08 0.30 01JUL08 0.00 11.927 13.105 (35,781.00) 39,315.00 3,534.00

03JUN08 0.40 01JUL08 0.00 12,320 13.105 (49,280.00) 52,420.00 3_140.00

10JUN08 0.30 OlJUL08 0.00 12.627 13.105 (37,881.00) 39,315.00 1,434.00

17JUN08 0.40 01JUL08 0.00 12.925 13.105 (51,700.00) 52,420.00 720.00

24JUN08 0.40 01JUL08 0.00 13.129 13.105 (52,516_00) 52,420.00 (96.00)

49.40 (4,145,821.50 ) 6,473,870.00 2,328,048.50

Trade Type: FUTURE

07MAR07 6.00 01JUL08 0.00 7.890 13.105

26JUN08 (i.00) 01JUL08 0.00 13.000 13.105

26JUN08 (4.00) 01JUL08 0.00 13.100 13.105

26JUNO8 (i.00) OIJUL08 0.00 13.120 13.105

0.00

95.30 *OIJUL08

95.30

(473,400.00) 786,300.00 312,900.00

130,000.00 (131,050.00) (1,050.00)

524,000.00 (524,200.00) (200.00)

131,200.00 (131,050.00) 150_00

.......................................................

311,800_00 0.00 311,800.00

..........................................................

(3_929,691.50) 6,473,870.00 2,544,178.50

(3,929,691.50) 6,475,870.00 2,544,178.50
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Trade Type_ FIXED FIMA

04M_08 47.300 01AUG08 1.730 0.000 (154,670.00) 0.00 (154_670.00)

Trade Type_ FIXED SWAP

22J_08 37.100 01AUG08 724_833 746.577 (3,138,351.30) 3,419,507.00 281,155.70

Trade Type. FU_/I_E

29J_08 (0.000) 01AUG08 63.160 64.519 163,200.00 (0.00) 163,200.00

84_400 *01AUG08 (3_12_821_301 3_419_507_00 2_9_685_70

Trade Type= FIXED FINA

03MAR08 35.600 01SEp08 0.790 0.206 (130,320.00) 30,832.60 (99,487.40)

Trade Typet FIXED SWAP

29JUL08 31.700 01SEE08 651.929 656.568 (2,758,737.00) 2,890,723.00 131,986.00

Trade Type* FUTURE

07_07 12.000 OISEP08 7.9_0 9.119 (957,600.00) 1,094,280.00 136,680.00

79.300 *01SEP08 (3,846,657.00) 4,015,835.60 169,178.60

Trade Typel FIXED FINA

2SAPR08 72.400 01OCT08 3.363 1.865 (627,317.50) 285,929.30 (341,388.20)

TTade Typel FIXED SWAP

29JUL08 25.100 010CT08 672,630 673.352 (1,865,722.80) 2,315_224.00 449,501.20

Trade Type_ FUTURE

07MAR07 23.000 010CT08 8.090 9.224 (i, 860,700.00) 2,121,520.00 260,820.00

...................................................................

120.500 *01OCT08 (4,353,740.30) 4,722,673.30 368,933.00

Trade Typet FIXED FINA

01MAY08 98.900 01NOV08 3.555 1.997 (896,305.00) 482,562.30 (413,742.70)

Trade Type_ FIXED SWAP

29JUL08 49.200 01NOV08 762.040 767.520 (3_916,776.90) 4,720,248,00 803,471.10

Trade Typez FU_

10MAy07 18.000 01NOV08 26.845 28.782 (i,612,100.00) 1,726,920.00 114,820.00

166_100 *01NOV08 (6,425,181.90) 6,929,730.30 504,548.40

T_ade Type_ FIXED FINA

29MAy08 125.500 01DEC08 2.565 3.077 (980_460.00) 979,281.60 (i_178.40)

Trade Typel FIXED SWAP

29JUL08 i00.000 01DEC08 726.562 728.832 (9,589,052.90) 9,984,000.00 394,947.10
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Trade Type, FU_E

13 JI/N07 38.000 01DEC08 28.835 29.952 (3,645,750.00) 3,?93,920.00

Trade Type, OPTION

29MAy08 30.000 01DEC08 0.340 0.738 (102,000.00) 221,400.00 i19_400.00

293 _500 *01DEC08 (14_317_262_90) 14_ 978_ 601_60 661_338 _70

148.170.00

Trade Typet FIXED FINA

29MAy08 134.100 01JAN09 7.475 2.964 (2,140,245.00)

Trade Typa_ FIXED SWA_

29JUL08 2.?00 01JAN09 714.401 703.731 2_042,097.60

Trade Type_ _E

170CT07 43.000 01JAN09 38.960 40.796 (4,210,300.00)

179.800 *01JAN09

771,002.20 (1,369,242.80)

275,373.00 2,317,470.60

4,385,570.00 175,270.00

(4,308,447.40) 5,431,945+20 1,123,497.80

Trade,el FIXED FI}_A

03JUN08 87.800 01FEB09 6.815 2.081 (1,596_400.00)

Trade Typel FIXED SWAP

29JUL08 40.200 01FEB09 585.864 571.424 (2,530,431.30)

Trade Type. FUTURE

0301/N08 O.000 01FEB09 48.635 40.816 1,964,250.00

Trade T_ez OPTION

036q]N08 25.000 01FEB09 2.130 0.492 (532,500.00)

153_000 *01FEB09

447,320.20 (1,149,079.80)

4,102,008.00 1,571,576.70

0.00 1,964,_50.00

123_000.00 (409,500.00)

(2,695, 081.30) 4,672_328.20 I, 977,246.90

Trade Type, FIXED FINA

04_v0_08 47.700 01_09 3.023 1.969 (270,847.50)

Trade q_/pet FIXED SWAP

29_I_L08 62.200 01MAR09 513.542 502.200 (5_911,973.40)

T_ade T_pe; FUYURE

170CT07 35.000 01MAR09 8.970 10.044 (3,139,500.00)

Trade _/pe* OPTION

04J_/N08 35.000 01MAR09 1.187 2.124 (138,700.00)

179.900 *01_L_R09

Trade _zpe: FIXED FINA

04JI_{08 16.400 01APE09

Trade _e. FIXED SWAP

322,287.20 51,439.70

6,247n368.00 335,394.60

3,515,400.00 375,900.00

247,800.00 i09,100.00

(9,461,020.90) i0_332,855.20 871,834.30

0,615 0,882 (49_680.00) 71,158.00 21,478.00
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Trade Date

=======

29JUL08 48.200 01APR09

T_ade Type. FUTURE

17OCT07 30.000 01APR09

Trade Typ_ OPTION

04JUN0$ 4_.000 01APR09

141.600 *01APR09

JBE&_PENPOSITIONS 07AUG08 13,58
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SCE&G O_tstanding Positions

Contracts Month Trade Price Market Price Total COS_ Current Value Mark to Market

.... ==-===== ======= =========== =====_====== ===============__= ......... ====_====== =========== .........

408.035 421.155 (4_182_615.70) 4,511,038.00 328,422.30

Trade Type_ FIXED FINA

24JI_08 30.000 01MAy09

Trade Type: FIXED SWAP

29JUL08 43.200 01MAy09

T_ade Type_ FUTDRE

17OCT07 25.000 01MAy09

Trade Type_ OPTION

10J_08 25.000 01MAY09

123.288 *01MAy09

_ade Typel FIXED FINA

24J_08 34.000 01Jl_09

Trade T_e, FIXED SWAp

29JUL08 42.700 01JUN09

76.700 *01JUN09

Trade_jpe* FIXED SWAP

29JUL08 44.500 01JUL09

44.500 *01JUL09

Trade %_ype_ FIXED SWAP

29JI/L08 37.100 01AUG09

Trade Typel FUTURE

25_L_R08 7.000 01AUG09

44.100 *01AUG09

8.070 9.359 (2,421,000.00) 2_807,700+00 386,700.00

0.832 1.202 (135,100.00) 193r860.00 58,760,00

.........................................................

(6,788,395.70) 7,583,756.00 795,360.30

0.735 1.366 (82,148.00) 138,745.80 56_605.80

372.102 381.259 (3,717,297.i0) 4_017_168.00 299,870.90

8.010 9.299 (2,002,500,00) 2,324,750.00 322,250.00

0.268 0.446 (67,000.00) 111,500.00 44,500.00

.............................. _ .........................

(5,868,937.10) 6,592,163.80 725,226.70

0.303 0.964 (51,375.00) 162,701.00 IIi,326.00

414.602 431.664 (3,603_028.60) 4,006,968.00 403,939.40

.....................................................

(3,654,403*60) 4,169,669.00 515,265.40

361.640 369.681 (3,787,851.20) 4,218,155.00 430,303.80

......................................................

(3,787,851.20) 4,218,155.00 430,303.80

307.359 305.408 (3,277,114.20) 3,540,824.00 263,?09.80

8.940 9.544 (625,800.00) 668,080.00 42,280.00

.................................................

(3,902,914.20) 4,208,904.00 305_989.80

Trade Type_ FIXED SWAP

29J_L08 24.600 01SEp09 268.021 258.633 (2,280,522.40) 2,356,434.00 75,911.60

Trade Type. FUT_E

25M_08 7.000 01SEP09 8.960 9.579 (627,200.00) 670,530.00 43,330.00
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......................................................................

31,600 *018EP09 (2,907_722.40) 3,026,964.00 119,241.60

Trade Typez FIXED SWAP

29JI/L08 23.700 01OCT09 225.889 212.608

Trade Typel F_E

25MAR08 i0.000 01OCT09 9,030 9.664

33.700 *010CT09

(2,296,617.40) 2,290,368.00 (6,249.40)

(903,000.00) 966_400.00 63,400.00

(3,199,617.40) 3,256,768.00 57,150.60

Trade Type= FIXED SWAP

29,._rLOB 111600 01NOV09

11.600 *01NOV09

155.415 139.916 (1,288,817.80) 1,159,304.00 (129,513.80)

..........................................................

(1.288,817.80) 1,159.304.00 (129,513.80)

Trade Typel FIXED SWAP

29JI_08 I1.400 01DEC09

11.400 *01DEC09

105.355 93.321 (i,335,157_20) 1,182,066.00 (153,091_20)

(1,335,157.20) 1,182,066.00 (153,091.20)

%_rade Typel FIXED SWAP

29 JI/L08 5 _400 01 J_NI 0

5 *400 *01J_10

58.674 52.970 (634,506.80) 572,076.00 (62,430.80)

..........................................................

(634,506.80) 572,076.00 (62,430.80)

Trade Typel FIXED SWAP

29JUL0_ 0.900 01FEB10

0.900 *01FEB10

1,781.200

10.378 10.549 (93,405.60) 94,941.00 1,535.40

..........................................................

(93_405.60) 94,941.00 i_535.40

(81,998,942.00) 90,568,243.20 8,569,301.20


